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A POSTERIORI ANALYSIS FOR SPACE-TIME, DISCONTINUOUS IN TIME
GALERKIN APPROXIMATIONS FOR PARABOLIC EQUATIONS IN A
VARIABLE DOMAIN

DIMITRA ANTONOPOULOU?3* AND MICHAEL PLEXOUSAKIS!3

Abstract. This paper presents an a posteriori error analysis for the discontinuous in time space—time
scheme proposed by Jamet for the heat equation in multi-dimensional, non-cylindrical domains Jamet
(SIAM J. Numer. Anal. 15 (1978) 913-928). Using a Clément-type interpolant, we prove abstract a
posteriori error bounds for the numerical error. Furthermore, in the case of two-dimensional spatial
domains we transform the problem into an equivalent one, of parabolic type, with space-time dependent
coefficients but posed on a cylindrical domain. We formulate a discontinuous in time space-time scheme
and prove a posteriori error bounds of optimal order. The a priori estimates of Evans (American
Mathematical Society (1998)) for general parabolic initial and boundary value problems are used in
the derivation of the upper bound. Our lower bound coincides with that of Picasso (Comput. Meth.
Appl. Mech. Eng. 167 (1998) 223-237), proposed for adaptive, Runge-Kutta finite element methods
for linear parabolic problems. Our theoretical results are verified by numerical experiments.
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1. INTRODUCTION

1.1. The problem

The discontinuous Galerkin method was introduced by Reed and Hill [37] and Lesaint and Raviart [29]. This
method has been proven to be efficient when applied to problems posed on domains of complicated geome-
try, approximates well discontinuous solutions and can be combined effectively with refinement or adaptivity
techniques; see for instance [12-14,17]. Jamet [25] considered the discontinuous Galerkin method for parabolic
problems in general space-time finite element spaces.

The problem considered in this paper is posed on a domain of variable geometry in time and thus involves a
moving boundary. We refer to the classical results of Baines and Miller [9,34] on the development of the so-called
moving finite elements for the numerical approximation of a wide class of PDEs of hyperbolic and parabolic type.
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Makridakis and Nochetto [31] presented an a posteriori error analysis for high order discontinuous Galerkin
numerical schemes for evolutionary problems. In [2], issues such as optimality of estimates, adaptivity and nodal
convergence rates were investigated, while in [26] a discontinuous Galerkin finite element method was applied to
the non-linear Schrédinger equation in cylindrical domains. Picasso [36] analyzed Runge-Kutta, adaptive finite
element methods for linear parabolic problems.

More recently, Antonopoulou and Plexousakis [7], presented an a priori error analysis for a method analogous
to (1.3) for the linear Schrodinger equation in non-cylindrical domains; see also the interesting work of Schotzau
and Wihler [38] for the a posteriori error analysis of hp-methods for the time discretization of parabolic problems
with continuous and discontinuous Galerkin methods.

The numerical scheme proposed in this work is a genuine space-time finite element method. Recently, there
has been a renewed interest on high order space-time schemes due to their effectiveness when applied, for
example, to problems in fluid dynamics, elasticity or conservation laws, even on unstructured grids. We refer
to the works of van der Vegt and van der Ven on inviscid compressible flows [41,42]; see also [28] for the
case of the compressible Navier—Stokes equations, and the recent results of Dumbser and Tavelli for three-
dimensional Navier—Stokes equations and linear elasticity for finite elements on unstructured meshes [39,40].
May and Zakerzadeh [32] proved convergence of space-time discontinuous Galerkin approximations for scalar
hyperbolic conservation laws by avoiding the so-called streamline—diffusion stabilization. Hiltebrand, Mishra
and Parés constructed entropy—stable approximations for non-conservative hyperbolic systems [22], while in
[21], the authors considered multi-dimensional nonlinear systems of conservation laws.

We consider a bounded domain (¢) in R™, m > 1, continuously dependent on ¢ € [0,T]. We let I'(t) denote
the boundary of Q(t) and

St i={(z,t):x € Qt), 0 <t < T}, Yr={(z,t):x€T({),0<t<T}.
We seek u : Sp — R such that

u=Au+ f in Sy,
u=20 in  Xrp, (1.1)
u=u’ in  Q(0),

where f is a function defined on St and u® on ©(0). Detailed a priori error analysis of discontinuous in time
space-time schemes for this problem has been carried out by Jamet [25]. We note that (1.1) is posed on a domain
varying in time, so it may be thought of as a Stefan type problem. However, the boundary I'(¢) does not depend
on the solution. Hence, it is not a free boundary problem.

We employ standard notation for the Sobolev spaces used throughout. For S a subdomain of Sr, we denote
by H'(S) the space of functions in H*(S) that vanish on X7 N S. We let ((-,-))s denote the inner product and
| - ls the corresponding norm in L?(S). Similarly, we denote by (-,-)q() the inner product in L*(€(t)) and by
E ‘Q(t) the corresponding norm.

For 0 =t <t! < ... <tV =T, a partition of [0, 7], we write Q" := Q(¢") and

G i={(z,t) :x € Qt), te (t",t"™)},  G"i={(z,t) 12 €Qt), t € (", 1" ]}
Also, for 0 <19 <711 < T, we let
G(ro,m) = {(z,t) : 2 € Qt), 7o <t < 71}

For each 0 <n < N — 1 we consider a family {V,"} of finite dimensional subspaces of H'(G™) parametrized

by 0 < h < 1. V,, will denote the space of all functions defined on St such that their restriction on each G™
coincides with the restriction to G™ of a function v, € V;'. Functions in V}, are, in general, discontinuous at
the temporal nodes t™. Consequently, we shall use the notation introduced in [25], and also used in [4, 7],

v (1) ;== op(+,t")  for 0<n <N,
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and
vptO() = Elilg)l+v;L(-,t” +e) for 0<n<N-1.

Here, note that vy (-,t") = 1im+vh(~7t” —e).
e—0

In the analysis below we shall employ a transformation of the form u — eu, with ¢ a suitable constant, and
consider the initial and boundary value problem

w=Au+pu+f in Sy,
u=0 in S, (1.2)
u=u’ in  Q(0),

where (3 is a suitably small, negative constant.

Remark 1.1. The necessity of this transformation will be analyzed in the sequel. We shall show that it enables
us to, for example, use an L2-stability argument in the proof of the upper bound (2.7), and derive the a
posteriori L? norm estimate (2.23) for the initial problem posed on the non-cylindrical domain. Moreover, when
our scheme is applied to the equivalent continuous problem, a second order parabolic equation posed on a
cylindrical domain, with space-time dependent coefficients, we prove existence of the numerical solution by L2-
stability, c¢f. Theorem 3.1, and derive an H' estimate for the a posteriori error. The exponential transformation

u — e’y was introduced by Antonopoulou [4] and has been used in [5-7] for the linear Schrédinger equation.

1.2. The numerical scheme

The discontinuous Galerkin method for (1.2) is defined as follows: Find uj € V}, satisfying

B, (up,vp) = ((f,vn))gn, Yo €V, n=0,...,N—1,
0 (1.3)

u-,

up,
where the bilinear form B, (up,vy) is given by

By (un, vn) = — ((un, Ovn))an + ((Vun, Vor))gn

+ ( n+1 n+l n+0

1.4
Up 5V )Q"“—(“Zvvh Jar — ((Bun,vn))an. (14)

Existence and a priori estimates for finite element spaces of general type for the proposed numerical scheme
(1.4) have been proved by Jamet [25] for 5 = 0. The same results easily extend for nonzero .

1.3. Main results and estimation strategy

In this work we undertake the a posteriori error analysis of the classical space-time numerical scheme of
Jamet ([25]) proposed for parabolic problems posed on non-cylindrical domains. In Section 2, we present an
a posteriori error analysis for problem (1.2). We derive upper bounds for the error by utilizing the Clément
type interpolant of Bernardi [11] in the multi-dimensional case. In the analysis we assume a sufficiently smooth
space-time boundary and use local trace estimates. Our finite element space consists of piecewise linear functions
in the ¢ and x variables. Since dim(2(¢)) = m, the inner elements of our partitions consist of m + 1-simplices,
while the boundary elements are assumed compatible with a possibly curved boundary, [11].

In Section 3, we analyze the two-dimensional case of the spatial variables and transform our problem into
an equivalent one posed on a parallelepiped of R? (1-dimension for time and 2-dimensions for space). The new
problem is of the general parabolic form, with space-time dependent coefficients. Since the transformed domain
is cylindrical, space-time integration is commutative. This enables the coupling of the local L?-projection in
time with the standard 2-dimensional Clément interpolant in space, [16]. The interpolation error is estimated
in various norms. This is achieved by using certain local trace and Sobolev inequalities together with the well
known space-time a priori high—order estimates of the continuous problem presented in [19]. As a result, we
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derive an a posteriori upper bound of optimal order. In addition, following a method proposed by Picasso [36]
we prove a lower bound of optimal order.

In Section 4, considering the case m = 2, i.e. when the spatial domain is in R?, we implement the proposed
scheme in a FORTRAN/C++ code. The experimental results verify the optimal order of convergence. Further-
more, the a posteriori upper bound constants are approximated numerically. Their computed values are small,
a fact that motivates strongly the use of the proposed estimator in applications.

Finally, in the Appendix, we present some trace and Sobolev inequalities that we use throughout our analysis.
Here, we focus on the dependence of the estimates on the diameter of the domain, so as to apply them locally,
for each element of the partition. In this case the bounds will involve the discretization parameters. We note,
also, that the finite element partitions considered in this work are assumed to be regular, uniformly on n, but we
do not impose any other restriction on the meshes. Two main ideas, related to the derivation of the a posteriori
upper bounds, are presented and implemented in this work:

(1) The use of the regularity of the continuous problem. The error € := u — uy, of the numerical scheme is the
difference between the continuous and the discrete solution. In order to derive upper bounds, since our
method uses a space-time finite element formulation, we construct an appropriate interpolant of ¢ in space
and time variables. As a result, high order derivatives of the error ¢ appear in the upper bound, stemming
from the interpolation error, which cannot be estimated directly. Restricting ourselves to each element
of the partition, we estimate the derivatives of the exact solution by using the space-time a priori high
order estimates of Evans [19] for the general parabolic initial and boundary value problems with space-time
coefficients. Since the bound is a posteriori, the derivatives of the numerical solution may be used in the
estimator.

(2) We control the constants appearing in the estimator and the error by choosing sufficiently high order polyno-
mial approximations in time. This choice affects only slightly the estimator’s computational cost compared
to the alternate choice of a high order approzimation in space, which is multi-dimensional. This flexibility
is seen as an advantage of our method since it allows its implementation without having to change the
numerical scheme at each time interval; the degree of polynomial approximation in time can be indepen-
dently chosen, as high as we wish, between two temporal nodes since the scheme is discontinuous in time, in
contrast to, say, Runge-Kutta (RK) methods. Considering high order RK methods, we refer to the classical
result of Alexander, who introduced the diagonally implicit RK methods (DIRK) for stiff ODEs, [3]; cf.
also in [18], or in [35] for the application of DIRK schemes to hyperbolic systems.

2. A POSTERIORI ERROR ANALYSIS ON THE INITIAL DOMAIN

2.1. Basic identities

Let us define, for « € Q(t),

u™(x) := lim u(x,t” —€e) for 0<n<N,

e—0

and
u"(z) ;= lim u(z,t" +€¢) for 0<n<N -1,

e—0

where u is the solution of (1.2). Obviously, if u is continuous on ", then u"(z) = u"*%(z) = wu(x,t"). If
u € L2(G"), ||[Vullgn < oo, and u € L*(Q") N L2(Q"T1), for any 0 < n < N — 1, then for any v, € Vj, the
following equality holds true

((f,on))an = — ((u, Ovn))n + ((Vu, Vop))gn
+ (u, vp D gner — (u, vp ) an — ((Bu, va))an
= — ((u, 0vp))gn + (Vu, Vug))gn

+ (W o ) gn — (@0, 0 ) an — ((Bu,vn))an
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for any 0 <n < N — 1. We define the error e(z,t) := u(x,t) — up(z), and set
e™(x) := lim u(x,t" —€) — up (z), x € Q(t).

e—0

Remark 2.1. We recall, [25] that a weak solution of (1.2) is defined as satisfying the weak formulation

((f,9))en == ((u,0:9)) e + ((Vu, Vo)) gn
+ (U, @)anr — (u, d)an — ((Bu, 9))m,

for any Lipschitz continuous ¢ defined on G™ and 0 < n < N — 1. Clearly, if the solution u of (1.2) satisfies, for
any 0 <n< N —1,

(2.2)

ue LA(G"), ||Vullgn < oo, wu€L*(Q")NL*Q"Y), fe L*G(0,T)),

then it is a weak solution in the above sense. See [4,7] for an analogous argument for the linear Schrodinger
equation. Of course, u may be more regular. If f € L*(G(0,T)), u’ € L?(€2(0)), then a weak solution to (1.2)
exists, [25,30,33]. Under additional regularity assumptions on f and u°, a strong solution u exists, cf. [20,23,25],
and in this case u is continuous in ¢, and u € H!(G(0,T)), where

2 2 2 /
lullzrco,r) = <||U||L2(G(0,T)) + IVullz2(co,ry) + ||Ut||L2(G(o,T))) .

Our a posteriori error analysis in this work, for general (), assumes that u is at least continuous in time
for any t € [0,#V], and that v € H'(G(0,t")), where ¥ = T, as in [25] where the numerical scheme was
proposed. Moreover, the solution uy(x,t) of (1.3), satisfies ul!(x) ~ lim._g+u(z,t" — €) and hence, u} (v) ~
lim, o+ u(z, tN —€).

Remark 2.2. As we shall see later, in a case of interest where (¢) is in R2, the lateral boundary T'(¢) of Q(t)
consists of a horizontal plane and a surface s = s(t, 6), a suitable change of variables leads to a second order
parabolic equation with an s-dependent initial condition and space-time coefficients involving s, s;, and up to
second order derivatives of s in space (c¢f. (2.16)). The regularity of the solution of the equivalent parabolic
equation depends on the regularity of the initial condition and the regularity of the coefficients. In this case
we assume (2.21) for u”, f and s, up to n = N, which yields the continuity of u and subsequently that
u € HY(G(0,7)).

Remark 2.3. Any loss of continuity or of smoothness of Q2(¢) and of the lateral boundary I'(¢) for some ¢, may
give rise to a non smooth or discontinuous solution u at ¢. Consider, for example, problem (2.16), where such
“critical” points t appear when s is discontinuous (or non smooth) there, specifically when s does not satisfy
(2.21). These points are, nevertheless, computable since the surface s is known. Our numerical scheme is, of
course, applicable up to the first critical point and the relevant error analysis is valid.

In contrast, (1.2) or (2.16), is a linear, parabolic initial and boundary value problem, and thus, any loss of
regularity is induced by the initial data. So, if ¢’ is a “critical” point where, for example, (2.21) is not valid,
we consider the time interval (¢,t") and define as initial time the time ¢. We then apply again our scheme, but
now with initial condition not the exact solution u” := lim._,g+u(-,t — €), as we did in (0,t) but the already
computed approximation uf ~ lim,_ g+ u(-,t — €).

The exact solution u is smooth on any interval of the form (7 —e,7+¢€) C (0,t), for any 7 < ¢, therefore, u
exists and is regular, while any loss of regularity of u(7) for 7 > t is due to the low regularity of the coefficients
of the pde, involving s(7,-) and its derivatives, on intervals of the form (¢ — €,t + €). In this case, a continuous
dependence of the solution u(-,7) on the exact initial condition ¥ for 7 > t near ¢, is not expected. Moreover,
the linear system providing the numerical solution at an interval of the form (2, :=t =" t._ ) may change

new ) Y new

N
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significantly, mainly due to possible jumps of s and its derivatives of order O(1) at tV, while the contribution
of the initial condition jump u — uV in the system is controlled by the discretization parameters. Specifically,
up to time t’ the schemes proposed in this work are again well posed and the a priori and a posteriori error
estimates, involve an additional term from the non zero difference
e =N = (-, tN) = lim u(-tN —€) —up,
e—0+

see, e.g. (2.4), which is the term %\eN ?zN # 0; this term however is estimated by the a posteriori error on the
interval (0,¢) and it is of the same order as the error in (0, 1), see (2.23), or Theorem 3.6. Thus, our analysis is
applicable under low regularity assumptions for u, when the problem (1.2) is posed on St, even discontinuity, on
a finite subset of (0,T), and the a posteriori estimates hold true. The case of blow-up for s and its derivatives in
finite time in (0,7T") is not covered, since we need at least L smoothness in space and time variables, piecewise
n (0,7), (see e.g. (2.21)); see also the coefficients for the more general problem (3.1).

In what follows and for the rest of this paper, the initial condition for our numerical scheme is the exact
initial condition of the continuous problem, i.e. u(,)l = u°. However, in order to address the more general case
where uf) # uY, which, as stated in the previous remark, may give rise to a non smooth solution u, we retain the
initial error term £° in our estimates. Finally, we shall use ¢ and C to denote generic constants, independent of
the discretization parameters.

Using (1.3), (1.4), (2.1) and the continuity of u in time, we see that the error ¢ := u — wy, satisfies, for any
0<i<n-—1,

—((Be,€))ai = ((e,0ee))ai + ((Ve, Ve))gi + (€7, eF)gin — (7,6
= —((&: 0w =) + (Ve, V(u =)
+ (T u T — vt g — (6 ut — vt ) g — ((Be,u — vp)) i (2.3)
Let us define, as in [27],  := € — v), and ™ := "™ — v}’. We note that
Nl =ut — vl v =ut—nt—ul, v}f —u+0—ni+0—u§j‘o.

Using again the continuity of w in time and (2.3) we obtain, for any n < N,

n—1
Z((ﬁE &))ai + [ VelGo.m) + "o + 5 Z Jup, ™0 —
=0
1 n—1 n—1
= §|EO|?zo +((fm)aoem + O ((un, 0m)a: = Y ((Vun, Vi)
=0 =0
n—1 n—1
+ (U, 1) a0 — (up,n™an — > (uhn' =1 a0 + > ((Bun, 1), (24)
i=0 1=0

where € = 0 if u) = u°. Let 7, be a partition of G and
Vi ={zn € H'(G") : 2n|x € Ppoa(K),VK € T},

where P,_; is the space of polynomials of total degree at most p — 1 in the time and space variables. We let h,,
denote the maximum element diameter in the partition 7, and define h := max,, h,,. Further, if £ is an interior
edge of 7, we let

[Vup, - n]p := Vuy, -nlpr — Vuy, -nf,-

denote the jump of Vuy, - n across the edge ¢, where n is the normal direction. We also denote by E7 the set
of the edges of an element K € 7,".
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Theorem 2.4. If u is the solution of (1.2) and uy, the solution of (1.3), then the error € = u — wy, satisfies

n—1 n—1
— > ((Be,9)e + IVelGo.m) + 5 \E”Im +3 Z g, — up |
=0 =0
1 n—1
§|50 ?20 + Z Z ((f — Orup + Aup, + Pun,n))k
=0 KeT}!
n—1
S - Y Y / [V - neds, (2.5)
i=0 =0 KeT} teEi in

for any vy, € Vi, and for any n < N, where n = ¢ — vy, and E}'(’m is the set of interior edges of an element K

of the partition T}, and €° = 0 if u) = u°.

Proof. Using integration by parts we have

((un,0m)) i = —((Opun,n)) i + (it ™™ girs — (upt%, ' 0) g
= —((Opun,m))gi + (up™ " g — (up,n™0 —n')g

- (u;w ﬂi)m + (u;z - U;L+()’ 77”0)91‘7

and thus
n—1 n—1
> (wn, 0m)a == D (Bpun,m)a + (up, n™)an — (uf,n°)ao
=0 i=0

n—1 n—1
+ 3 (hont =) + > (uh, — w0 ) g
1=0 =0

In addition,

n—1 n—1

S (e = -5 S G+ S Y Y / (Vuun - nleds.

i=0 =0 KeT} =0 KeT; teEL in

Here, we used the fact that 7 satisfies the Dirichlet boundary condition along the lateral boundary of G? and
that 7 is continuous in space variables. Then, using (2.4), we obtain (2.5). O

2.2. Upper bound

We take p = 2 so that our finite element space consists of piecewise linear functions in the ¢ and x variables. Let
I, be the minimum diameter of elements in 7, and | = min,, . Since dim(€2(¢)) = m we have dim G™ = m + 1
and the interior elements of the partition consist of (m + 1)-simplices, while the boundary elements are assumed
to be compatible with a possibly curved boundary, in the sense of Bernardi [11]. We shall assume that there
exists a positive constant ¢y such that h/l < ¢y, meaning that the partition is regular, uniformly in n. To derive
an upper bound for the a posteriori error we shall choose vy, in Theorem 2.4 appropriately: For n > 1, we define
vp|gn restricted in every element K of 7, as the Clément’s interpolant wjle of the error € in P; (K), [11,16]. We
recall [10,11,16] that there exist positive constants, depending only on c¢g, such that,

le = mrellx < Chllell1,ak, (2.6)
lle = mhelle < Ch'/?||e
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M=
QN

Y

x=s(t]

FIGURE 1. The space-time domain in the case m = dim(Q(t)) = 1, Q(t) = (0,s(t)), T'(t) =
{0,5(t)}, t € (0,T) and Xy = X1 U X2,

where £ is an edge of K and AK denotes the set of elements having an edge or vertex common with K. Here,

I -1l4, || - ll1,ax are the L?(A) and H'(AK) norms, respectively, in ¢ and x variables for A = K, £. In particular,
we note that

1/2
lelhax = (lelax + l1Oelin + IVelAg)

where V := V,. In the next proposition we use the estimates for the interpolant of Clément to establish an
upper bound for the error.

Proposition 2.5. Let m > 2. If u is the solution of (1.2), up the solution of (1.3) and € = u — uy, then for
any 0 < € < 1, there exist positive constants ¢, c¢1, ca, c3 such that

S Y vy Y ||e||K+c2|s"|m+c32|uz+o_uh

1=0 KeT} =0 KeT}!

Q'L

n—1
< C|€0|?20 + ch?/(+e) Z Z If = Owup, + Auyp, + ﬂuhHLﬂ(K)

=0 KeT}!
n—1
JFChZZ Z ||f*3tuh+Auh+5uhleﬂ(K)
=0 KeT}!

fat S Yy (/i (Vun - w7as) "

=0 KeT; teEi in

faY Y Y /vuh.n]z\ﬂds

=0 KeT} (eEi in

+coh1_€Z Z l|Osel|%, (2.7)

=0 KeTy

provided that h is sufficiently small. Here, ¥ := (14+€)/e and ¢y a positive constant, as small as needed. Moreover,

e¥ =0, if u) = uP.
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Proof. In view of equation (2.5), we shall need estimates for the quantities |*+°

qi, and [|n]l¢ for £ € Ej ;.. To
this end, using the second estimate of (2.6) for £ € E Tcin We obtain

1/2 ) 1/2 1/2
([1mkas)™ = ( [le=mieas) " < c(bllelt ar) = Valelan. (28)
¢ ¢
Now, observe that Q' C 0G?, dG*~!, so that
5 = [ e P < [ e oPas

By the local trace inequality (A.1) we arrive at

7+0

2. (2.9)

N1, +ch™n|

In Gi

bose [ ntwoPds <l
oG
Note that the same argument gives, for ¢ > 1,
7' [G < /aG_ n(z, )[*ds < cllnllgi-1lnll, g1+ ch™H nl[Ei-1-

Assuming now that any element of 7;' has a bounded number of edges, independent of i, we arrive at

< Y llallax < ez)al

KeT}

Gty

where ¢, ¢cg are positive constants. Using the result of [11], we also note that (2.9) gives

522i <ch Z H5||1,AKChO||5||1,A.K-Fc}flh2 Z ”5”%,AK <ch Z ||5||§,AK' (2.10)
KeT}} KeT}! KeT;}

i+0

In

We set

n—1 n—1
Frmeod 3 lelacter Y 3 IVeld + 5l + ZWO bl

i=0 KeT}! i=0 KeT,

We observe that, for 0 < € < 1, (2.6) and Young’s inequality give

/ [ +eds < / e+ [nf2)ds < ch + / nf2ds < ch+ chl] ax.
? l ?

which yields
1/(14€)
( /Z i eds) < et T g et/ AR AL, (2.11)

The same argument, applied on K and using the fact that the volume of K is of order O(h?), yields
17l pave ey < ch®/ ) 4 ch/ A+ F/LLES. (2.12)
By Young’s inequality we also have, for any v > 0,

e 2/(1+e€ €)/€ —€
YRY A+ || 3049 < AUF e =€ e|2 o i, (2.13)
wh2/<1+6>||e||i/§;f) < AR L 12} e (2.14)
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We now use (2.8), (2.10), (2.6), the fact that § < 0 and (2.11)—(2.14), to obtain, using Holder’s inequality
with exponents 1+ € and ¥ = (1 + €) /¢, that

n—1
F<esy Y = Ovun + Aup + Bun o) [ch® O+ 4 ch?/ A+ |3/ ()
=0 KeT}!

n-1 o , n—l . 1/(14¢) oo \/P
3 luh = lad e+ 3 Y Y ( L 0 9as) A [[Vur - n]|"ds)
=0 4

=0 KeT;' teE} in

n—1 n—1

< ch? TN TN f = Beun + Aup + Bunll Loy +eh® Y I = pun + Dun + Bun| 7o
i=0 KeT; =0 KeT)
n—1 n—1 ) n—1
el Y el ax +eo Yl —ui g+ Y IOy
=0 1=0

i=0 KeT;

n—1 1/9
£ S S e e [ as)

=0 KeT; tcEi in

n—1 nol
< ch?/ TN N = By + Aun + Bunllpo ey +ch® D D N = dpun + D + Bunfo i)
i=0 KeT; =0 KeTy
n_1 n—1 ' n—1
+ ch22¢ Z Z ”5”%,AK 1o Z |uz _ uz—‘rO ?‘Ll + Chz Z ”5 I%,AK
i=0 KGT}: =0 =0 KGT}Z.

n—1
eSS S e [ ivunulas)
4

=0 KeT;! teE} in

n—1 n-t
camoS S S e s ST
l

i=0 KeT;i (€Eiin i=0 KeT;i

Since

lellar < clellar + el Vellar + clledllax

we finally arrive at

n—1 n—1 n—1
SN ek + e S ST Vel + calem B e S it — 2
=0

i=0 KT} =0 KeT}!
n—1
< ch? TN N f = Opun + Aup + Bun o)
=0 KeT;
n—1
+ch?Y N If = Oun + Aup + Bun Lo )
=0 KeT}!

n—1 n—1
+eoh ™Y alak Heh > D> Y /Z|[Vuh.n]e|ﬂd8

1=0 KeT} i=0 KeT; LeE} in
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DS ([ 1w -nlr'as) v

=0 KeT; teEi in
for a positive constant ¢y, as small as desired and h sufficiently small. The result now follows from (2.5). O

We assume now that the non-cylindrical domain St is two dimensional in the spatial variables and Q(t) is of
the form
Q) :=={(z,0) € R*: 2¢€(0,s(t,0)), 6€ (61,02)}, fortel0,T], (2.15)

where s is a smooth, positive function. Specific smoothness assumptions are given later. In this case, for g a
sufficiently smooth function it follows that

t t s ps(t,0)
/ / g dxdt = / / / g dzdédt.
0 Jo(t) 0o Jo, Jo

For a given ¢, the boundary T'(¢) of §(¢) consists of the surfaces z = 0, z = s(t,0), 0 = 01, 65. We apply the

transformation [1,4,5,7]
z
s

This change of variables gives y € (0,1), Q(t) — Q=0 forany i and t € (0,7), and Sy — Sr, Gt — G,
where

Q= (0,1) x (61,6,) (t— independent),
Sp=(0,T) x (0,1) x (01,60) (cylindrical),
GH = (', 1) x Q.
The initial and boundary value problem (1.2) now becomes

Oyt = Adiyy + By + Cigg + Dity + Brti+ f in Sr,
=0 aty=0,1, (2.16)

i(y,0,0) = uo(ys(O, 0),0),

where 4(y,0,t) = u(z,0,t), A = & + yzfg, B = —2y% C =1,D = ¥t — Y(sp9s — 2s3), f1 =  and
f(y, 0,t) = f(z,60,t). For the purpose of the analysis below we assume that

S, Sty S, See € LOO((07T> X (61792))7 (217)

which implies that the space-time coefficients of problem (2.16) satisfy A, B, D € LOO(ST). Also, C, (31 are
constants and thus in L*(S7). The next lemma presents an estimate for ||0a||.

Lemma 2.6. Let i be the solution of (2.16), and assume that (2.17) holds. Then, for any t < T, it holds

t
| ey + / ls][2d < elliO) . 0 + / |17, (2.18)

provided that u® € HY(2(0)) and f € L*(G(0,T)).

Proof. The regularity of s,sy yields W e H?>T(Q) for m = 0, provided that «® € HY(Q(0)). If f €
L2(0,T; L*(2)), or, equivalently, since s € L((0,T) x (61,602)), that f € L*(G(0,T)), then relation (55),
p. 365 of Evans [19], yields the result. O
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Since
N (/N N N
Ou = Oyt — gstuy, Uy = SU, Us = YSeU- + Ug,

we readily obtain from (2.18) the proof of the next proposition.

Proposition 2.7. If u is the solution of (1.2) then, under the assumptions of Lemma 2.6,

n—1 n—1
D0 ol < cullde + e Vallgo + ¢y Y IIf Il (2.19)
=0 KeT} i=0 KeT;

forany1 <n < N.

Remark 2.8. We note that the solution u has been assumed to be continuous in time in (0, 7). For this, it is
sufficient that u belongs to H2(S7), since u = u(z,0,t) and (z,0) € R?, ¢t € R. For the former, it is sufficient
that

T
| Wy + B+ il < o

Observe that fo |||

The term || |2

2 () dt < oo, under the regularity assumptions on u, f, s, in the proof of Lemma 2.6.

may be estimated by differentiating (2.16) in space, while ||| may be estimated by

L2(S))

HL()
differentiating (2.16) in time. Thus, fo ||ut||H1(Q is bounded if & € L?(0,T; H3((Y)), while Hutt”Lz @ is bounded

if 4% € H3(Q) and f; € L2(0,T; L2(Q)). The regularity of s, sp, sgg yields a° € HQ(Q), if u® € H*(Q(0)). If
we assume additionally, that sy, si, ste0, See0 € L>((0,T) x (01,62)), and that f € L?(0,T; Hl(Q)), ff €
L?(0,T; L?(2)), or, in the initial coordinates that f, f;, f., fo € L*>(G(0,T)) then, we have @ € LZ(O,T; H3(Q)).

In view of the remarks above, we conclude that if
u® € H3(Q0)), 5,551, 50,50, 560, St00, 5000 € L(ST), [, fis f2, fo € L*(G(0,T)), (2.20)
then u is continuous, and obviously, also (2.19) is valid, i.e. u; € L?(G(0,T)) and moreover, by (2.18), u €
HY(G(0,T)). We write u = u — up, + up, = € + up, 0 = Opu — dyuyp,. Using (2.19), (2.20) and this splitting we
obtain the following estimate for €;, where in place of 7' we may take any nodal point t” < T.
Theorem 2.9. Let u be the solution of (1.2) and 1 <n < N. If
uo € H3(Q(O))7 S, Stt, St, St0, S0, 500, Stoo, S006 GLOO(SVT)7 f’ft7f27f9 €L2(G(O7tn))7 (22]‘)
then there exists a positive constant c. such that
n—1 n—1
Do el < celu®Bo + ce Vallgo +ce Y D (10cunll + £ 11%); (2:22)
=0 KeT}! =0 KeT}
and the solution u of the initial problem is continuous.

Applying (2.22) in (2.7), we have the following a posteriori upper bound.

Theorem 2.10. Let m = 2 and Q(t) be given by (2.15). Let u be the solution of (1.2) and 1 < n < N. If
(2.20) holds and f € L?(G(0,t™)) then, for any 0 < e < 1, and with ¥ := (1+¢€)/e, there exist positive constants
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c1, ca, c3, C such that

Z > ||Ve||K+c12 3 ||s||K+c2|e”|m+cgz|ul+° ul

1= OKe’]‘l 1= OKE’T7

Q'L

n—1
< 0‘50%0 + ch?/(+e) Z Z If = Owup, + Auyp, + ﬂuhHLﬂ(K)

=0 KeT}!
n—1
+eh® Y D IS dun + Dun + Bun| Lo (2.23)
i=0 KeT}!

+ cht/ (9 Z > > (/ Vuh~n]e|ﬂds)1/ﬁ

=0 KeT} teEi in

+chz Z Z /Vuh~n]g\79ds

=0 KeT}l teE} in

n—1
!l + [V oo+ 3 D (10unli + I1£1%)-

i=0 KeT;
for h sufficiently small.
Remark 2.11. Obviously, in view of the terms involving h'~¢ and h'/(1+¢)_ the upper bound estimate (2.23) is
suboptimal, viewed as an L? estimate. Moreover, (2.23) may not be seen as an H! estimate in the non-cylindrical
domain, since the time derivative of the error (of the relevant H! norm) does not appear in the left-hand side.
This is due to the fact that the space-time discretization is applied in the initial non-cylindrical domain, and
therefore, the term &; reduces the order of convergence. As we shall demonstrate in the sequel, by transforming
the initial problem into an equivalent one posed on a cylindrical domain, the a posteriori error analysis for the
resulting scheme does indeed give optimal results in H' norm, see Theorem 3.6 and the remarks following that
theorem.

3. A POSTERIORI ERROR ANALYSIS FOR THE EQUIVALENT PROBLEM

3.1. Change of variables — the general parabolic problem

As we showed in the analysis in Section 2, the initial problem (1.2) for a case of interest when m = 2, is
transformed to an equivalent problem, cf. (2.16), posed on a cylindrical domain.
We shall consider the more general parabolic problem
Oyt = Aty + Bliyg + Cigg + Dy + Etig + 10+ f in S,
u=0 aty=0,1, (3.1)
u=0 at 9:91,02,
a(y,6,0) = a°(y, ),
with A, B,C, D, E, 3, functions of (y,0,t), and A, C positive while B?> < 4AC. Note that (2.16) is a special
case of this general parabolic problem, with E = 0. Also, we shall assume that 3; is a negative function whose

absolute value is controlled by the transformation 4 — e, for a suitable constant c. In the sequel we shall
assume that the coefficients A, B,C, D, E, 31, and 4°, f, satisfy, for 1 <n < N,

a® e H3(Q), f. fe. fy, fo € L*(Spn),

3.2
OFOLL € L®(Spn) for L:=A,B,C,D,E, 3, x=y,0, and k,u=0,1, (3.2)
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in Spn = (0,27)%(0,1)x (61, 02). These assumptions yield that u is continuous in time in [0,¢"], and u; € L2(8pm),
u € H*(S;n), as in Remark 2.8. For the problem (3.1) we define an analogous to (1.3) space-time, discontinuous
in time scheme, and seek uy € V}, satisfying

(uh,vh) (( A,’Uh))én, Yo, e V', n=0,...,N—1, (3.3)
0

?‘O

where, now, the bilinear form Bn(uh, vp,) is defined as

tn+1

By, (up,vp) == — ((up, Opv A",/ B(up, vy )dt
(un 1) 1= = (00 = [ Bl on) (3.4)
+ (UZ—H UZ_H)Q (up, UZ+O)52 ((Duhy + Eupg + ﬂluh»vh))én-

Here, D = D — A, — B2 and E=E—Cy— %, while B : H'(Q) x H'(Q) — R is a bilinear form given by

1
B(v,w) := —(Avy, wy )¢ — (Cvg, we)¢, — 5 {(va,wg)Q + (Buy, wy)Q}
We first observe that, since A,C > 0 and B? < 4AC, there exists a positive constant ¢ such that
—B(u,u) > c|Vu|é.
The proof of the following existence theorem is now immediate.

Theorem 3.1. The problem (3.3) admits a unique solution up, € Vj,.

Proof. We set vp, = uy, in (3.3) so that
t’n+1 1
= [ Blun,un)dt = ((Duny + Bung + Brun, un)) g + 5 lup g < 2| uplg + 1((Fun))gal- (35)
tTL
Then, (3.5) gives by summation
0y + IV 12y < €l + €l

for 5 sufficiently negative. This establishes the existence of a unique solution of problem (3.3). (]

Let uj be the unique solution of (3.3) in V}, and € := 4 — uy, where @ is the solution of the continuous
problem (3.1). Also, let i := & — vy, for vp, an arbitrary element of V},. By computations entirely analogous to
those leading to (2.4) we obtain

n—1

Z((Dey + Eeg + fie,€)) / B(e,e)dt + = |s \2 + = Z Jui o fuz% (3.6)
i=0
1 n—1
= IO+ (Fm o + O (s dem) e
i=0
n—1 g+l
+y [ Blumdt + (uh,n")g — (upt,m™)g,
i=0 7/t
n—1 n—1

Z(Umﬁ — "0 + Z((Euhy + Eung + Brun, n)) i
i=0 i=0
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Given the partition 0 = t° < t1... <tV = T of [0,7], we let I, = (t",t""], k, = t"*1 —¢" and
k, = maxo<;<n—1 k;. Let us consider a triangulation 7} of Q) and a finite element space S} in each interval I,
consisting of functions in H&(Q) which reduce to polynomials of degree » — 1 on each triangle. Here, for any n,
hy, is the maximum diameter of elements of the triangulation 7}'. As before, we let h,, = maxo<i<n—1h;. Now
let Ve = Vir(q), ¢ > 2, denote the space of piecewise polynomial functions ¢ : (0,7] x Q) — R of the form:
Al o= E?;é tix;j(y), x; € Sp. It follows that the functions of Vyy, are, for each t € I,, elements of S}' and for

each y € Q piecewise polynomial functions of degree ¢ — 1, with possible discontinuities at the temporal nodes
t",n=0,...,N — 1. We also define V};, = {¢|In><fz 29 € Vik )

3.2. Upper bound

Let us define the symmetric matrix
A B
o 2
o= (3 2)

If £ is an interior edge of T}, let [MVuy, - n]; denote the jump of MVuy, - n across the edge ¢, where n is the
normal direction, i.e.

[MVuy, - 1], := MVuy, -1l — MVuy, -n|,-.

Theorem 3.2. For the error € = . — uy, it holds

n—1

=S (Dey + B + i, 2) / Ble,e)dt + - |5"|2 Z a0 — w2 (3.7)
1=0
|50 2 + Z / Z f Opup, + Auhyy + Buhya
'L KETZ

+ Cungs + Duny + Eupg + Brup,n)  dt

—Z / Sy / MV - nedsdﬁz WO i),

I kerj eeEi,,

where (-, ) is the usual inner product in L*(K).

For the purpose of establishing an error bound, we shall take » = 2, so that S}’ consists of piecewise linear
functions in the y, § variables. We also assume that 1}* is regular, uniformly on any n. For a fixed n and t € I,,,
we denote by mje(t) the Clément interpolant of the error e(t) in P;(K), where K is an element of 7}". Since

r = 2, we have mj'e(t) € S In fact, if B,, = {b; }?mlls is a basis of 57, for any y € Q,

dimSy;

71—25(970’75) = Z Ci(t)bi(yve)a

i=1

where ¢;(t) € R. In order to obtain an element of V,, we define vj|a, as the L?(I,,)-projection of 7f'c in
P,_1(I,), the polynomials of order at most ¢ — 1 in ¢ € I,,. We shall also make use of the L? projection operator
L™ : L*(I,,) — P,;—1(1,,) defined by

/th"(g(t))dtz/ 4 g(t) dt, Vg€ L*(I,), j=0,...,q—1. (3.8)

In I,
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Let f(@ denote the g-time derivative of f. If f(-,t) € C4(I,,) then, cf. [4],

2
/I L™ f — fI2dt < ck2att (max|f(q)(-,t)|> . (3.9)

tel,

We can now define vy, € Vy by

vplyp, = L™ omye inl,xQ n=0,...,N—1. (3.10)
Obviously, it holds that
dimS};
L"omjie(y,0,t) = > L™(ci(t))bi(y, ).
i=1

As before, we note that there exists a positive constant C' such that

le = mhellrziry < Challel i ak), (3.11)

le — miell 2 < Chy?llellm ).

We define the L2(0,s; H*(2)) norm as

s 1/2
||9|‘L2(075;Hk(0)) = (/0 |9('at)||?qk(g)dt> , k=0,1,...
where HO(Q) = LQ(Q).

Remark 3.3. Considering the solution @ of the problem (3.1), if (3.2) holds also for k,u = 0,...,m + 1, for
some m > 0, then, for 1 <n < N, and any 0 < s < t", we have

m—+1 m
Z ||ﬁ(k) ||L2(OVS;H2'nL+2—2k(Q)) S c ( Z Hf(k) |‘L2(07S;H27n72k(ﬁ)) + ||I&/O||H27n+l(0)> 5 (312)
k=0 k=0

if 4% e H21(Q), and f*) e L2(0,s; H2™~2%(Q2)) for any k = 0,...,m + 1, where we have set a*) := 9,
f®) = 9k f, see, e.g. [19]. We shall make use of these estimates in the sequel. The error 7 of the interpolant
L™ o mjle of & = 4 — uy, will result in high order space-time derivatives of the error e. The restriction of 9}d%e
to an element of the partition may be written as 904 — 97 O uy;,. We shall estimate the derivatives 970k 0 by
(3.12), while 9] 0¥ uy, will be used in the estimator.

In view of (3.7), we shall need to control the terms |n"*°|q, [7]lL2(x), and [|n][L2(e), so as to establish an
a posteriori estimate. This is accomplished in the next two lemmata assuming a regular partition in ¢, i.e. that
,’:—; > c for any i, j, where c is some positive constant.
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Lemma 3.4. For any 1 <n < N, it holds that

n—1 n—-1 ol
Z 02 < ch2k; ! Z Z /1 el syt + chi ks, Z Z /1 e | iyt
=0

=0 KeT} =0 KeT}

q n—1
SRy Al e S Vil TR DI / el 1 sy
k=0 i=0 ker; " i

q+1

n—1
N . 1
R A A (LIRSS ST AR DI Dl I I ol Aty
k=0 i=0 ker; " li

q—1 n—1
N A (LU PSS ST FPRPESES) DI Dy A Aty
k=0 i=0 kerj 1

q n—1
~ £ +1
o R 801y + D0 1P o pmsraseay + D D / a1 gyl
k=0 g

=0 KeT;
1 ~
R 18”120y + D I prn vy
k=0
(3.13)
Proof. Observe first that for g smooth in ¢ it follows that [4]
max|L'(g) — g| < ck{max|g@ (-, )|.
tel; tel,;
Furthermore, if v is smooth then (7 v)@ = 7i (v(9)). Indeed, dim Q = 2, and the domain is rectangular, so

772 is the standard Clemént interpolant defined via the local L? projections in space. Thus, the operator 772 is
independent of ¢ for any i, since € is time independent. We write

77i+0 = 5('7ti+0) - Li o W;zg(',ti+0) = 6('ati+0) - 725('ati+0) - (LZ - I)W;LE(',tiJrO)a

and use the previous estimates together with (3.11) and the local Sobolev inequality (A.3) for t € I;, to obtain

. 1 62 .
0 < ehd 3 [ [k el + Rl oo Jat+ k2 [ [ maxt ()0 20y
KETZ i 1 i

Using again (A.3), we get

) X ) 1/2
Imh (D) (B)] < |, (D)) — D (B)] + D (8)] < ek / (I (@) = @2 4 |o @] at)

. 1/2
+ c(ki/ [|7r;1(€(q+1)) —elath2 4 |€(q+1)|2} dt) .

i
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Splitting the time derivatives of € = &4 — uy, and using the above inequalities, we obtain

|77i+0|?”2§0h721k_ Z / ||e|\H1(K)dt+ch2k Z / ”UhtHHl(K)dt

KeT; Ker; i
2q—1 2q+1 (g+1
+Ckiq h2 Z / ||Uh ||H1(K)dt+ck at h2 Z / ||Uq )”Hl(K)dt
KGT'L KET;’L
2¢—1 2¢+1 (g+1
+Ck - Z / ||Uh ||L2(K)dt+0k' at Z / ||Uq )||L2(K)dt+"47
KeT} KeT;
where
A<chil Y / i3 oyt + k2 B2 S / 1 20yt + k2T B2 S / | D)2, ey dt
KeT; rer; Vi KeT;
kX! Z / [|ale ||L2 x)dt + k21! Z / || alatt) ||L2 K)dt.
K€T7 K€T7
Summing over i and applying the estimates (3.12) for the time derivatives of @& we obtain (3.13). |

Lemma 3.5. For any 1 <n < N, it holds that

39> Il < ehi Ty | et a3y | 19elr)

i=0 KeT} =0 KeT} =0 KeT}

+Ck2q |:HQOHH2q 1 Q) Z ||f k ||L2(0 tn H2q9—2— 2K(Q)):|
+ Ck2q+2 |:H AOHH2q+1 Q) + Z Hf(k HL2(O tn: H2q 2k Q)):| (3.14)

+Ck2qz Z / ||“hq HL?(K

1=0 KeT}
FRIE S [ 1

i=0 KGTL

and

2_; > / 1220yt < chy Z 3 / le|2 K)dt+z 3 / gy

= €T} LeEY, Ii =0 KeT} Ii i=0 KeT}

ek 802 g +Z||f<k>||L2(0 ——

q+1
ek R, [IIUOIIquH(Q)ﬂLCZIIf 12 0mprzasamnay|  (315)

FeRh 12 DS / a2 gyl

=0 KeT} teE,

RIS Y Y / D 2. gt

=0 KeT} teE}
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Proof. By (3.9) and using the fact that L’ is the L? projection, we have for A = K, ¢,
‘/I. ||7]||%2(_A)dt S 2/1 ||€ — Liguiz(A)dt + 2/] HLié‘ — LZ OW;&'—:HQLQ(A)dt

< 24 | max 9, 03 gy + 2 / le = mhell3a e (3.16)
< 242 | max 9, ) 4y + el (2 / lell3sa eyt +2 / 19l

where hq = h, if A = K, or hy = h}/2 if A = ¢. Note that by a local Sobolev inequality in R (cf. (A.3)) it
holds that

max | (-, 1)]? < ck; /|€ t)[2dt + ck; / le@t D (. 1)?)dt,
tel;

and thus

Jmisc e, )32 < ki / |2yt + ki / 2, 0 dt

(3.17)
+ck; /1 2l D)2 4yt + e /1 )32yt
Substituting in (3.16) we obtain
| et < 20k [ st + 2020 [ 2 g
2020 [T gt 4 202 [l (3.18)
+oh (2 [ Neliramdt+2 [ 1Velaan ).
Using the local trace inequality (A.1)
18y < /BK 09 Pds < chy a3 g,
we obtain
It < 2e 2R [ et 2R [ g
+2ck}t 2Rt / a3 ey At + 20 k7T Ry / [l 720t (3.19)

+eh( 2/{ ||5||L2(AK)dt+2/I 19l

Using (3.12) we arrive at

Z Z / ||u(q)HL2(K) < HU( )HL2(0 tn:L2(Q)) < CHUO”HQq—l(Q +CZ ”f(k)”Lz 0,tn; H2a—2-2k()))?
=0 KeT}

Z Z / ||u(q+1)HL2(K) < Hu(q+1)HL2(O t7:L2(2)) < CH,&O”HNJrl(Q +CZ ||f (k) ||L2(0 tn; H2a—2k(Q)))’ (320)
i=0 KeT}
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while

Z Z / Hu(q)HH1 < ||u(q)||L2(0 tm; Hl Q)) C||u ||H2q+1(Q +cz||f k ||L2(0 tn; H2a— 2k Q))7

=0 KeT;} teE},

and

SY Y J It < I
=0 K

€T} LeEY,
q+1
< C||’[L0||H2q+3 +c Z ||f(k) ||L2(O tnH2a+2— Qk(Q)) (321)

Summing over ¢ and K in (3.18) and summing over ¢, K, ¢ in (3.19), and by substituting in (3.20) and (3.21),

respectively, we obtain the estimates (3.14) and (3.15). O

The following theorem presents an upper bound for the a posteriori error. Its proof follows by using in (3.7)
the fact that 1 may be suitably chosen and the estimates (3.13)—(3.15).

Theorem 3.6. If the solution 4 of problem (3.1), satisfies (3.2) for k,u = 0,...,m + 1, for m = ¢, and if
hflk:;l is sufficiently small, then the error ¢ = 4 — uy, satisfies

Ty {llel% + I19el% } + 11 +Z|ul+°fuz|’g

i= OKeTZ
< C|€ [chﬂ Z Z ||f Orup, + Ay,
i=0 KeT}
+ Bunys + Cungo + Dupy + Eupg + ﬁwhH%z(K)
[chn]z Z Z/‘MVuh n ‘ds
=0 KeT} teEi,
+ [eken;?] Z > 3 [
0 KeT} (eEl,
S CITED SD S o TSI
=0 KeT} (eE,
+ [chikn} &+ [ckiq—lhi] &+ [cki“lhﬂ &+ [ckiq—l]&
- [oR2rtt| &+ [ch2n?| g + et in? e,
where & = Si(ﬁo,f, up), i =1,---,7, are given by
n 1
& = Z Z / ”uht”Hl K)dt+ H,&OHH3(Q) + Z H.f(k)HLz(o tn; H2— 2k:(Q)):|
=0 KeT} L

£ = [||u°||H2q+1(m+Z||f(k>||L2W o 2R(Q))+Z ) / s s e ]

=0 KETI
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q+1

) n—1
~ ¢ +1
€ 1= 1803 a0es ey + D0 PPN a0 ppoesesiqayy + D D / i )”%“K)dt}’
. k=0 i=0 gery i

) q—1 n—1
Ea = 1813 mams ) T D 1Pl oo pmsprzaa-2nqay + D D /1 ||“£Q)||2LQ(K)dt]’
L k=0 [

=0 KeT}:

) q n—1
~ A 1
Es 1= 1803 0@y + D PPN 20, m pramaniayy + D D /1 [ )HZLQ(K)dt}’
L k=0 i

=0 KeT}

) q—1 n—1
€6 = 10122010y S PN e songayy T O O / ek 22
; k=0 ‘

=0 KeT}

q
RIS I Fil P |
k=0

q n—1
~ ¢ +1
&r = [”uoninqu(fl) + 2 O emprza-anay + D0 D0 /, 2 e
k=0 :

=0 KeT}
q+1
~ F(k
R PP S ] A I
k=0

forany 1 <n < N. It is assumed that fk) e L?(0, S;HZm_%(Q)) foranyk=0,... m+1, m=q—-1,¢q,¢+1,
and that 0° € H21T3(Q).

Several remarks concerning the nature of this estimate are in order:

(1) The assumption h2k,* < ¢, when O(h,,) = O(k,), is transformed into a smallness assumption for the space
discretization parameter h,,.

(2) The estimate of Theorem 3.6 involves the L? and H' norms of the error €. Note that since m = 2, the
lengths of the interior edges |¢| are of order O(h,,) while the areas of the elements | K| of the partition are of
order O(hi). Thus, the a posteriori estimate of Theorem 3.6 is optimal in space, as an H! estimate, if the
Il - H%Q(K), Il ||%,1(K) coefficients are of order at least O(h2), and if the || - H%Z(@ and trace term coefficients
involving M are of order at least O(h,,). So, if O(k,) = O(h,), then ¢ > 2 provides an optimal result in
H!. However, if O(k,) = O(h,), and q > 2, the estimate of Theorem 3.6 is sub-optimal in space as an L?
estimate, and of total order h,, due to the trace terms. We have not estimated the constants appearing
in the upper bound. However, attention must be given to the Gronwall constants that multiply the error
terms & that involve f and @, for they may be large.

(3) Assume that O(k,) = O(h,). The aforementioned constants appear as coefficients of the terms involving
chi, chi‘”l, chi‘HS, chi‘kl7 chi‘”l, chiqﬁ7 chiq. If we select ¢ > 3 then, the lowest order term is of order at
least O(hi). Hence, for h,, small, all these coefficients are less than ch? < 1 - hi. Thus, the error estimate
remains optimal in space in H' and the resulting a posteriori constants are controlled by the constant one.

(4) When m > 3, our analysis may be easily extended to space-time, discontinuous in time Galerkin meth-
ods applied to parabolic initial and boundary value problems of general type, with Dirichlet boundary
conditions, such as
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for Q a bounded domain in R™ with m > 3, and L(@) a second order elliptic operator with sufficiently
smooth coefficients, provided that the space-time function F and @° are sufficiently smooth also.

3.3. Lower bound

We multiply the equation of the transformed problem (3.1) with some function w in H3((0,T) x Q) to be
specified in the sequel and integrate in space-time so that

tn+1

((Ovu, w))gn = / B(i, w)dt + (D, + Eig + f1it,0) g + ((f,w)) g
t’!l
Writing @ = 4 — up, + up = € + up we get
tn+1

(Bue, w)) g — / B(e, w)dt — ((De, + Beo + frz,w))gn (3.22)

tn

= Z ((—Byun + f + Atpyy + Bupyo + Cungg + Duny + Eung + frun, w))r1, x k
KeTy

/ Z Z/ [MVuy, - n]edsdt.

In KeT Le B},

Following the arguments of [8,36,43] and assuming that the meshes space-time meshes are regular with a
regularity constant (;cs. Furthermore, we let

Ay, = —Owup, + f + Auhyy + Buhyg + Cupgy + Duhy + Eupg + Brun, By, = —[MVuh . n]g.

Then, there exists a constant ¢, depending on Byeg, and a function w € Hg((0,T) x Q) such that for all
n=20,---,N —1and for all K €T}’ it holds that (cf. [36] pp. 225, 229),

w(-,t") =0, (3.23)
gt g+l
|K\/ [TT% (An) ||L2 xdt = / /H" (Ap)wdzdt, (3.24)
gt gt
m/ T (B)|[2 gyt = / /n (Bp)wdsdt Ve € EI, (3.25)
trtt
0 e < [ {IKIMCADI 0
+ 0 TG B IFaqe) e, (3:26)
LeEY
where
tn

1
S dadt,
(t”+1—t”)|K| - /” o

'n.+1
Iy (v) := tn+1 T / /v dsdt.

Here, |w|1,(1, x k) denotes the space-time seminorm. Let us now define

I} (v) :=

tn+1

My := [/
t’!L

1/2
{1 (A) ey + D 1ANTTZ (B 3 fat]
LEET
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and gote that from (3.26) we have that |w‘i(1nxK) < c(nf)?. We then integrate by parts in (3.22) and use
w(-,t") = 0 to obtain

tn+1

— (&, we) gen —/ B(e,w)dt — ((Dey + Ezg + fre,w))gn = Y (nfp). (3.27)
e KeTy

Using (3.26) we arrive at
n—1 n—1
S w?<eY 3 {lelk + el ) (3.28)
=0 KeT} =0 KeT}

These estimates readlily provide lower bounds for the a posterior: estimate:

Theorem 3.7. The error e = 4 — uy, satisfies

n—1 n—1
NS 02 <SS el Ivel ), (3.29)
c
i=0 KeT}

=0 KeT;}
where _
titt
i) = [ (I B + 3 B 3o et (3.30)
t LeEL,
and
Ay = =0y + f+ Auhyy + Buhyg + Cupgg + Duhy + Fupg + Brup, (331)

Bh = —[MVuh . ‘n]g.

We note that the lower bound, which is, of course, computable, is derived using projection to space-time
constants. Furthermore, note that both Theorems 3.6 and 3.7 provide lower and upper a posteriori bounds,

respectively, for the quantity
n—1
S5 {llel + 1veli )
=0 KeT}

4. NUMERICAL EXPERIMENTS

We applied our method for the problem (1.2) in dimensions m = 2 in space; recall that the space-time
non-cylindrical domain St has the form

Sr={(z,t):z€Qt),0<t <T}.
We considered the case where
Q) :=={(z,0) eR?: 2¢€(0,5(t,0)), 0< (0,62},
for ¢ € [0,T] and s a smooth positive function. We took
s(t,0) =1+40.25sin(m0)t, 0<t<1, 0<6<1,

and defined

et =Vl (12 s<tz,e>>3 (- s5m) “1)
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TABLE 1. Estimated and exact errors for problem (1.2) with m = 2 and exact solution (4.1).

Grid size h k £ Eest/E

10 x 10 0.1 0.025 0.631744  3.26
20 x 20 0.05 0.025 0.327328  2.18
40 x 40 0.025 0.025 0.174575 1.61
80 x 80 0.0125 0.025 0.098069 1.94
10 x 10 0.1 0.0125 0.425477 2.45
20 x 20 0.05 0.0125 0.216215 1.88
40 x 40 0.025 0.0125 0.108654 1.46
80 x 80 0.0125 0.0125 0.054401 1.17

as the exact solution of (1.2).

We applied the proposed transformation to obtain an equivalent problem of the form (2.16). The new initial
and boundary value problem, now posed on a cylindrical space-time domain, was approximated by the discon-
tinuous Galerkin scheme (3.3). This scheme was implemented in a double precision Fortran/C++ code, where a
uniform rectangular grid was used in space. To verify the theoretical result of Theorem 3.6 for the a posteriori
upper bound, we computed the true error

€= Z > Vel + Z > el +1eM3 + Z Jup"™ = b3,

=0 KeT} =0 KeT}}

and the estimated error, £, where we retained only the residual term and the 4th, 5th and 6th terms appearing
in the right-hand side of the estimate of Theorem 3.6. We took ¢ = 3 and used a range of space-time discretization
parameters

h = max k= max k,.
ogngNh” ogngNk"

We performed two sets of experiments. In the first set we took k = 0.025 and varied the space discretisation
parameter from A = 0.1 to h = 0.0125. In the second set of experiments we took & = 0.0125 and used the same
values of the space discretisation parameter. We summarized our results in Table 1. The last column of Table 1
lists the effectivity index, computed as the ratio of the estimated error to the true error.

APPENDIX A.

This section presents some bounds concerning the local trace and local L>° Sobolev inequalities, used through-
out our proofs. Proofs are furnished for bounded, multi-dimensional domains with the constants depending on
the domains’ diameters, so that the results can be applied locally on each element of our partition.

We begin by the trace inequality.

Theorem A.1l. Let A be a bounded domain in R™ with Lipschitz boundary. There exists a positive constant c,
independent of A, such that

lullZ20.4) < ellullzzalullm ay + e(diamA) = ull7z ), for any u € H'(A). (A1)
Proof. We use the general trace inequality (cf. [15])

1-1/py, 11/p

N < ! N
||UHLP(8A) —c||v||Lp(A)|| HIVPI(A)
with p = 2 and

A:z{yER”:33:6.,4:1/:@}7



A POSTERIORI ANALYSIS FOR SPACE-TIME, DISCONTINUOUS IN TIME GALERKIN APPROXIMATIONS 547

so that
||U||i2(aA) < CH’UHLQ(A)||UHH1(_A)7

where c is independent of A, since the measure of A is of order O(1). In addition, using the change of variables
Y = gama> T € Aand i(y) = u(z), we have, for any integer &, that

@ i 4y = (diam A"~ % fu] e ) (A2)

Observing now the scaling for the surface area S,,_; of a ball in R™ of radius p, that is

/ 1ds = ne, p" 1,
Sn-1

[ fuPds < ctimmay [ jifds < el 1l gy (dimd)
0A 0A

< c(diam.A)7 % ||ul| z2(a) [(diamA)17%|u\H1(A) + (diamA)°~ 2 Julp2( 4 | (dimA)™* !

we obtain, using (A.2),

< cllullz2ay lull g ay + e(diamA) = ul|7 -
for some constant ¢, independent of A. a

The next result presents the L>° Sobolev inequality for bounded domains of R™, for n = 1,2, with constants
depending on the diameter of the domain. The estimate for n = 2 is not used in the proofs of this paper, but
we include it for the sake of completeness.

Theorem A.2. Let A be a bounded domain in R™, n = 1,2, with Lipschitz boundary, if n = 2. Then, there
exists a positive constant ¢, independent of A, such that

||uH2LOO(A) < c(diamA)_1||u||2Lz(A) + c(diamA)|u|%p(A), if n=1, (A.3)

and
||u||2Loo(A) < c(diamA)_2||uH%2(A) + c|u|?{1(A) + c(diamA)2|u|%12(A), if n=2. (A.4)

Proof. Using the notation of the previous theorem, we note first that
l[ull oo (a) = @]l poc  4)- (A.5)
If n = 1, the Sobolev inequality and (A.2) give [15]
2 e iy < cllliZ gy = cllliZa g + el
= c(dlamA) (0-1/2) Hu||L2(A) + c(diamA)z(lflm)|u\§{1(A),

for some positive constant ¢ independent from A. Hence, by (A.5) and the above relation, the inequality (A.3)
follows. Let us now consider the case n = 2. The Sobolev inequality combined with (A.2) give

12 iy < el gy = el + clil 4

= ¢(diamA)* O |u|| T2 4 + c(diamA)> P22 |ulF 4 + e(diam AP D uf ),

o (A.4) follows easily by using the above relation and (A.5). O
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